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REPO BANK AMERICA OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 252,000,000.00            252,000,000.00            252,000,000.00            252,000,000.00            

CREDIT AGRICOLE REPO OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 800,000,000.00            800,000,000.00            800,000,000.00            800,000,000.00            

CITIBANK (NON.COLL) COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 999,391.25                    999,391.25                    999,391.25                    999,391.25                    

REPO HSBC OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 750,000,000.00            750,000,000.00            750,000,000.00            750,000,000.00            

MIZUHO CORPORATE BANK LTD OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 330,000,000.00            330,000,000.00            330,000,000.00            330,000,000.00            

RBC REPO OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 700,000,000.00            700,000,000.00            700,000,000.00            700,000,000.00            

ROYAL BANK OF CANADA NY BRANCH OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 150,000,000.00            150,000,000.00            150,000,000.00            150,000,000.00            

BANK OF NOVA SCOTIA OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 700,000,000.00            700,000,000.00            700,000,000.00            700,000,000.00            

BANK OF AMERICA COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 1,051,343.31                1,051,343.31                1,051,343.31                1,051,343.31                

WELLS FARGO BANK COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 767,375.12                    767,375.12                    767,375.12                    767,375.12                    

FIFTH THIRD BANCORP COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 340,670.55                    340,670.55                    340,670.55                    340,670.55                    

JP MORGAN CO COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 607,316,294.88            607,316,294.88            607,316,294.88            607,316,294.88            

REGION BANK USD TIME DEPO CERTIFICATE OF DEPOSIT 10/1/2020 10,729.25                      10,729.25                      10,729.25                      10,729.25                      

SYNOVUS BANK GA CERTIFICATE OF DEPOSIT 10/1/2020 856,832,541.96            856,832,541.96            856,832,541.96            856,832,541.96            

PNC BANK CERTIFICATE OF DEPOSIT 10/1/2020 1,440,340.99                1,440,340.99                1,440,340.99                1,440,340.99                

TRUIST SECURITES DEPOSIT (COLL CERTIFICATE OF DEPOSIT 10/1/2020 32,643,789.45              32,643,789.45              32,643,789.45              32,643,789.45              

TRUIST (COLL.) CERTIFICATE OF DEPOSIT 10/1/2020 308,680,055.69            308,680,055.69            308,680,055.69            308,680,055.69            

TRUIST SETTLEMENT (COLL.) CERTIFICATE OF DEPOSIT 10/1/2020 914,544,058.68            914,544,058.68            914,544,058.68            914,544,058.68            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 10/2/2020 200,000,000.00            199,954,777.78            199,999,388.89            199,999,388.89            

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 10/5/2020 300,000,000.00            300,000,000.00            300,000,000.00            300,000,000.00            

TREASURY BILL DISCOUNT NOTE 10/6/2020 175,000,000.00            174,924,166.67            174,996,354.17            174,998,390.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 10/8/2020 300,000,000.00            299,922,375.00            299,993,291.67            299,993,291.67            

TREASURY BILL DISCOUNT NOTE 10/8/2020 200,000,000.00            199,900,444.44            199,993,777.78            199,997,520.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 10/9/2020 50,000,000.00              49,993,625.00              49,999,000.00              49,999,000.00              

METROPOLITAN LIFE INSURANCE TERM REPURCHASE AGREEMENT 10/13/2020 300,002,000.00            300,002,000.00            300,002,000.00            300,002,000.00            

TREASURY BILL DISCOUNT NOTE 10/13/2020 230,000,000.00            229,878,738.89            229,990,033.33            229,994,153.40            

TREASURY BILL DISCOUNT NOTE 10/15/2020 230,000,000.00            229,989,265.90            229,993,738.44            229,993,067.80            

IFC DISCOUNT NOTE DISCOUNT NOTE 10/15/2020 200,000,000.00            199,373,111.12            199,959,555.56            199,995,334.00            

TREASURY BILL DISCOUNT NOTE 10/15/2020 400,000,000.00            399,856,833.33            399,981,722.22            399,987,944.00            

BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 10/16/2020 150,000,000.00            150,000,000.00            150,000,000.00            150,000,000.00            

TREASURY BILL DISCOUNT NOTE 10/20/2020 150,000,000.00            149,983,333.33            149,992,083.33            149,994,063.00            

TREASURY BILL DISCOUNT NOTE 10/20/2020 300,000,000.00            299,835,333.33            299,979,416.67            299,988,126.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 10/20/2020 300,000,000.00            299,915,666.67            299,982,583.33            299,982,583.33            

TREASURY BILL DISCOUNT NOTE 10/22/2020 260,000,000.00            259,878,818.33            259,978,615.00            259,987,486.20            

IFC DISCOUNT NOTE DISCOUNT NOTE 10/27/2020 150,000,000.00            149,934,333.34            149,983,750.00            149,993,500.50            

IBRD DISCOUNT NOTE DISCOUNT NOTE 10/28/2020 150,000,000.00            149,934,375.00            149,983,125.00            149,993,250.00            

TREASURY BILL DISCOUNT NOTE 10/29/2020 145,000,000.00            144,980,263.89            144,988,722.22            144,989,568.70            

TREASURY BILL DISCOUNT NOTE 10/29/2020 500,000,000.00            499,793,890.00            499,945,555.85            499,964,030.00            

FREDDIE MAC DISCOUNT NT DISCOUNT NOTE 10/30/2020 250,000,000.00            248,168,194.44            249,780,486.11            249,780,486.11            

IBRD DISCOUNT NOTE DISCOUNT NOTE 10/30/2020 150,000,000.00            149,933,125.00            149,981,875.00            149,992,750.50            

BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 11/2/2020 150,000,000.00            150,000,000.00            150,000,000.00            150,000,000.00            

FREDDIE MAC DISCOUNT NT DISCOUNT NOTE 11/2/2020 250,000,000.00            248,162,500.00            249,760,000.00            249,760,000.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/3/2020 50,000,000.00              49,959,791.67              49,993,125.00              49,993,125.00              

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 11/3/2020 20,000,000.00              19,995,500.00              19,998,166.67              19,998,166.67              

IFC DISCOUNT NOTE DISCOUNT NOTE 11/3/2020 95,000,000.00              94,957,541.67              94,986,937.50              94,993,903.85              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/4/2020 171,000,000.00            170,964,066.25            170,986,272.50            170,986,272.50            

TREASURY BILL DISCOUNT NOTE 11/5/2020 100,000,000.00            99,943,750.00              99,985,416.67              99,991,493.00              

TREASURY BILL DISCOUNT NOTE 11/5/2020 250,000,000.00            249,915,208.33            249,973,263.89            249,978,732.50            
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TREASURY BILL DISCOUNT NOTE 11/5/2020 200,000,000.00            199,949,444.00            199,980,555.38            199,982,986.00            

TREASURY BILL DISCOUNT NOTE 11/10/2020 100,000,000.00            99,930,583.33              99,981,111.11              99,991,389.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/16/2020 25,000,000.00              24,991,979.17              24,996,645.83              24,996,645.83              

TREASURY BILL DISCOUNT NOTE 11/17/2020 200,000,000.00            199,944,288.89            199,975,977.78            199,976,500.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/18/2020 220,000,000.00            219,929,008.33            219,969,200.00            219,969,200.00            

FEDERAL HOME LOAN BANK INTEREST AT MATURITY NOTE 11/19/2020 300,000,000.00            299,994,501.00            299,997,071.16            299,967,645.00            

TREASURY BILL DISCOUNT NOTE 11/19/2020 250,000,000.00            249,839,617.50            249,947,256.76            249,969,375.00            

TREASURY BILL DISCOUNT NOTE 11/24/2020 250,000,000.00            249,965,000.00            249,966,250.00            249,971,350.00            

TREASURY BILL DISCOUNT NOTE 11/24/2020 100,000,000.00            99,969,375.00              99,984,250.00              99,988,540.00              

TREASURY BILL DISCOUNT NOTE 11/27/2020 200,000,000.00            199,926,666.67            199,965,166.67            199,969,916.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 12/2/2020 100,000,000.00            99,974,722.22              99,982,777.78              99,982,777.78              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 12/2/2020 52,000,000.00              51,986,855.56              51,991,044.45              51,991,044.45              

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 12/3/2020 140,000,000.00            138,459,188.00            139,654,551.04            139,654,551.04            

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 12/9/2020 42,000,000.00              41,986,233.33              41,991,950.00              41,991,950.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 12/9/2020 200,000,000.00            199,941,861.11            199,955,916.67            199,955,916.67            

TREASURY BILL DISCOUNT NOTE 12/17/2020 250,000,000.00            249,930,486.11            249,941,180.55            249,950,537.50            

TREASURY BILL DISCOUNT NOTE 12/17/2020 100,000,000.00            99,965,292.00              99,977,541.88              99,980,215.00              

IFC DISCOUNT NOTE DISCOUNT NOTE 12/18/2020 75,000,000.00              74,970,687.50              74,982,937.50              74,985,375.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 12/23/2020 91,000,000.00              90,929,083.19              90,967,480.14              90,967,480.14              

TREASURY BILL DISCOUNT NOTE 12/24/2020 400,000,000.00            399,898,888.00            399,906,665.85            399,906,668.00            

FEDERAL HOME LOAN BANK INTEREST AT MATURITY NOTE 12/24/2020 300,000,000.00            299,998,167.00            299,998,727.52            300,016,293.00            

TREASURY BILL DISCOUNT NOTE 12/24/2020 250,000,000.00            249,936,805.00            249,941,666.15            249,941,667.50            

TREASURY BILL DISCOUNT NOTE 12/24/2020 175,000,000.00            174,955,763.50            174,959,166.31            174,959,167.25            

TREASURY BILL DISCOUNT NOTE 12/24/2020 100,000,000.00            99,962,778.00              99,976,666.81              99,976,667.00              

CASH MGMT BILL DISCOUNT NOTE 12/29/2020 50,000,000.00              49,977,305.56              49,986,711.81              49,988,875.00              

CASH MGMT BILL DISCOUNT NOTE 12/29/2020 200,000,000.00            199,931,458.00            199,941,902.50            199,955,500.00            

CASH MGMT BILL DISCOUNT NOTE 12/29/2020 300,000,000.00            299,862,389.33            299,915,944.73            299,933,250.00            

TREASURY BILL DISCOUNT NOTE 12/31/2020 300,000,000.00            299,924,166.00            299,924,166.00            299,926,062.00            

TREASURY BILL DISCOUNT NOTE 1/7/2021 250,000,000.00            249,898,767.36            249,916,631.94            249,934,497.50            

BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 1/14/2021 100,000,000.00            100,000,000.00            100,000,000.00            100,000,000.00            

CASH MGMT BILL DISCOUNT NOTE 1/19/2021 100,000,000.00            99,953,250.00              99,966,388.89              99,967,917.00              

TREASURY BILL DISCOUNT NOTE 1/21/2021 500,000,000.00            499,834,720.00            499,844,442.35            499,840,555.00            

TREASURY BILL DISCOUNT NOTE 1/28/2021 200,000,000.00            199,889,388.89            199,927,277.78            199,933,062.00            

CASH MGMT BILL DISCOUNT NOTE 2/16/2021 200,000,000.00            199,895,194.00            199,906,082.94            199,919,500.00            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/17/2021 36,000,000.00              35,978,160.00              35,983,320.00              35,983,320.00              

CASH MGMT BILL DISCOUNT NOTE 2/23/2021 200,000,000.00            199,905,888.89            199,911,388.89            199,919,444.00            

TREASURY BILL DISCOUNT NOTE 2/25/2021 175,812,500.00            175,705,839.83            175,726,351.40            175,739,812.08            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/26/2021 50,000,000.00              49,973,875.00              49,980,472.22              49,980,472.22              

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 3/3/2021 50,000,000.00              50,000,000.00              50,000,000.00              50,000,000.00              

TREASURY BILL DISCOUNT NOTE 3/4/2021 150,000,000.00            149,912,791.67            149,926,208.34            149,935,833.00            

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 3/10/2021 15,000,000.00              14,989,450.00              14,992,000.00              14,993,333.40              

TREASURY BILL DISCOUNT NOTE 3/11/2021 250,000,000.00            249,848,333.33            249,865,833.33            249,885,400.00            

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 3/12/2021 85,000,000.00              85,000,000.00              85,000,000.00              85,000,000.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/17/2021 250,000,000.00            249,848,333.33            249,860,833.33            249,860,833.33            

TREASURY BILL DISCOUNT NOTE 3/18/2021 250,000,000.00            249,847,070.00            249,858,833.85            249,877,500.00            

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 3/22/2021 20,000,000.00              19,988,938.89              19,989,488.89              19,989,488.89              

TREASURY BILL DISCOUNT NOTE 3/25/2021 100,000,000.00            99,946,916.67              99,948,958.34              99,947,743.00              

TREASURY BILL DISCOUNT NOTE 3/25/2021 90,000,000.00              89,952,225.30              89,954,062.79              89,952,968.70              
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INTL BK RECON + DEVELOP DISCOUNT NOTE 5/24/2021 140,000,000.00            141,195,920.00            141,090,514.55            140,998,200.00            

INTL FINANCE CORP DISCOUNT NOTE 7/20/2021 100,000,000.00            100,782,700.00            100,756,782.78            100,732,063.00            

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 7/21/2021 5,000,000.00                4,993,311.11                4,994,302.78                4,994,302.78                

INTL BK RECON + DEVELOP DISCOUNT NOTE 7/23/2021 58,639,000.00              60,103,784.73              59,855,432.80              59,846,963.40              

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/13/2021 100,000,000.00            100,000,000.00            100,000,000.00            100,071,651.00            

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/25/2021 50,000,000.00              50,000,000.00              50,000,000.00              50,036,979.50              

21,078,080,091.13     21,071,155,072.81     21,077,830,938.50     21,078,143,602.71     

UNAUDITED


